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(Goel and Richter-Dyn 1974).
Prob$\{X(t+\Delta t)=x|X(t)=y\}=\{\begin{array}{ll}b(x)\Delta t+o(\Delta t) y=x-1d(x)\Delta t+o(\Delta t) y=x+11-[b(x)+d(x)]\triangle t+o(\Delta t) y=xo(\Delta t) otherwise\end{array}$ (5)
$dX=[b(X)-d(X)]dt+\sqrt{b(X)+d(X)}dW(t)$ (6)
1796 2012 70-71 70
(Bailey 1964). (5)
$\tau_{x}=\{\begin{array}{ll}\frac{1}{d(1)}+\sum_{i=2}^{\infty}\frac{b(1)\cdots b(i-1)}{d(1)\cdots d(i)} x=1\tau_{1}+\sum_{s=1}^{x-1}[\frac{d(1)\cdots d(s)}{b(1)\cdots b(s)}\sum_{i=s+1}^{\infty}\frac{b(1)\cdots b(i-1)}{d(1)\cdots d(i)}] x=2,3, \ldots\end{array}$ (7)
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